In this article, some recurrence relations of single and product moments for order statistics from doubly truncated generalized exponential distribution are establish we use the recurrence relation of single moments to characterize the generalized exponential distribution
1.Intoduction
Order statistics arise naturally in many life applications. The moments of order statistics have assumed considerable interest in recent years and have been tabulated quite extensively for several distributions. For an extensive survey, see for example, Balakrishnan and Sultan (1998), Joshi (1978) has obtained some recurrence relations for single moments from exponential and right truncated exponential distribution and Joshi (1982) have obtained some recurrence relations for product moments from the right truncated exponential distribution. In this paper, some recurrence relations of single and product moments for order statistics from doubly truncated generalized exponential distribution are established, we use the recurrence relation of single moments to characterize the generalized exponential distribution. The probability density function (pdf) of the generalized exponential distribution (Gexp) proposed by Saran and Pushkarna (2000) is given by , 1 0 ,
and cdf is given by
The probability density function (pdf) of the doubly truncated generalized exponential distribution is given by
The cumulative distribution function (cdf) of the doubly truncated generalized exponential distribution is given by
where Q and 1-P (0 < Q < P <1) are respectively the proportions of the truncation on the left and the right of the generalized exponential distribution in (1.1), and 
The joint pdf of n i X : and 
Integrating I 1 by parts, treating 1 r x for integration and the rest of integrand for differentiation, we obtain
Integrating I 2 by parts, treating 1 r x for integration and the rest of integrand for differentiation, we obtain
Substituting from (2.3) and (2.4) into (2.2) we have
Simplifying the above equation we obtain the relation (2.1).
Recurrence relations of product moments:
Theorem 3.1: 
Characterization:
This section contains a characterization of Gexp distribution based on the recurrence relation of single moments.
Theorem 4.1:
A necessary and sufficient condition for a random variable X to be distributed with pdf given by (1.3) is that ) 1 ( 1
The necessary part follows immediately from (2.1). On the other hand if the recurrence relation (4.1) is satisfied, then
Integrating the second and last integrals of r.h.s. of (4.2) by parts and simplifying, we get
Simplifying the above equation, we obtain
which prove that f(x) has the form (1.3).
Remarks and Conclusion:
1. When Q 1 =0 and P 1 =1/ α, the relation (2.1) and (3.1) give the recurrence relations for single and product moments of order statistics from generalized exponential distribution established by Saran and Pushkarna (2000) .
2. When Q 1 =0 and the shape parameter α → 0 i.e. P 1 → ∞, the relation (2.1) and (3.1) give the recurrence relations for single and product moments of order statistics from standard exponential distribution established by Joshi (1978 Joshi ( , 1982 . 
